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The monograph is devoted mainly to the analytical study of the differential, pseudo-differential and
stochastic evolution equations describing the transition probabilities of various Markov processes. These
include (i) diffusions (in particular,degenerate diffusions), (ii) more general jump-diffusions, especially
stable jump-diffusions driven by stable Lévy processes, (iii) complex stochastic Schrédinger equations which
correspond to models of quantum open systems. The main results of the book concern the existence, two-
sided estimates, path integral representation, and small time and semiclassical asymptotics for the Green
functions (or fundamental solutions) of these equations, which represent the transition probability densities
of the corresponding random process. The boundary value problem for Hamiltonian systems and some
spectral asymptotics ar also discussed. Readers should have an elementary knowledge of probability,
complex and functional analysis, and calculus.
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From reader reviews:
Anita Pfeifer:

The book untitled Semiclassical Analysisfor Diffusions and Stochastic Processes (Lecture Notesin
Mathematics) is the publication that recommended to you you just read. Y ou can see the quality of the book
content that will be shown to you. The language that article author use to explained their way of doing
something is easily to understand. The author was did alot of investigation when write the book, therefore
the information that they share to you personally is absolutely accurate. Y ou also could get the e-book of
Semiclassical Analysisfor Diffusions and Stochastic Processes (L ecture Notes in Mathematics) from the
publisher to make you alot more enjoy free time.

ClaraPalmer:

Precisely why? Because this Semiclassical Analysisfor Diffusions and Stochastic Processes (L ecture Notes
in Mathematics) is an unordinary book that the inside of the reserve waiting for you to snap it but latter it
will shock you with the secret thisinside. Reading this book next to it was fantastic author who write the
book in such incredible way makes the content within easier to understand, entertaining technique but still
convey the meaning fully. So , it is good for you for not hesitating having this anymore or you going to
regret it. This excellent book will give you alot of rewards than the other book include such as help
improving your talent and your critical thinking means. So, still want to hold up having that book? If | have
been you | will go to the book store hurriedly.

Robert Araiza:

Y ou will get this Semiclassical Analysisfor Diffusions and Stochastic Processes (L ecture Notesin
Mathematics) by visit the bookstore or Mall. Merely viewing or reviewing it may to be your solve trouble if
you get difficulties for the knowledge. Kinds of this e-book are various. Not only by means of written or
printed but additionally can you enjoy this book by simply e-book. In the modern eralike now, you just
looking because of your mobile phone and searching what their problem. Right now, choose your personal
ways to get more information about your guide. It is most important to arrange yourself to make your
knowledge are still up-date. Let'stry to choose appropriate ways for you.

Deanna Reed:

Reading areserve make you to get more knowledge from this. Y ou can take knowledge and information
from abook. Book is created or printed or illustrated from each source that will filled update of news. Within
this modern eralike now, many ways to get information are available for anyone. From media social such as
newspaper, magazines, science publication, encyclopedia, reference book, fresh and comic. Y ou can add
your understanding by that book. Do you want to spend your spare time to open your book? Or just
searching for the Semiclassical Analysisfor Diffusions and Stochastic Processes (Lecture Notesin
Mathematics) when you necessary it?
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